PROSPECTIVE KOLMOGOROV DIFFERENTIAL EQUATIONS FOR DISCRETEPROCESSES AND THEIR APPLICATIONS
Introduction
Let (£2,F,P) be a probability space, X:£JxR->E is a stochastic process defined on this space with real values in discrete space of states E. Let us assume that realizations of the process X are right-continuous functions. We assume that values of the process are integers.
Let S be a certain fixed <r-field contained in the a-field F such that conditional probability Pg(') with respect to S is regular. As a result, any characteristics, appearing in this paper, with respect to the c-fielf S are regular representations. For simplification of these characteristics' denotations, in the sequel, we will often omit the condition with respect to the c-field S.
The process X generates, on the real line R, the point process consisting of moments of changes of states of the process X. Let N(s,t],s,teR, set, denote number of jumps of the process X in the interval (s,t]cR. Taking into account the fact that the point process records changes of states, then without loss of generality we may assume that P'j (t) Denoting by r t the prospective waiting time of the process X (time from the moment teR to the nearest moment of a jump of the process X) the condition 3° may be written in an equivalent form Ih ^(Vh^lV^)-1 ) -(t,s) | < | + | < c.
The choice of any e>0 completes the proof of the lemma. 
Proof. The uniform convergence in the conditions 2° and 3°
implies that e 2 >0 and c 3 >0 ' existing in (4) and (5), do not depend on j. Hence, the independence of e on j in (7 
(t, S) Pg (t) + X(t,S) Pl (t) = = -u(t,S)p 0 (t) + A(t,S)[l~Pg(t)], or equivalently (10) p' Q (t) = -(M (t, S) + A(t,S))p 0 (t) + A(t,S).
The solution of the equation (10) 
